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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5
A6
AR
P
C

 
 

   Cusip   

126684AA7
126684AB5
126684AC3
126684AD1
126684AE9
126684AF6
126684AJ8
126684AH2
126684AG4

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior
Senior

Prepay Penalties
Residual

Certificate
Rate
Type

Var-Act/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

428,625,022.04
128,913,000.00
222,082,000.00
84,166,000.00
92,738,000.00

110,000,000.00
0.00

100.00
1,068,364,525.41

Pass
    Through    

Rate (%)

5.460000
5.519000
5.658000
5.799000
5.962000
5.657000
0.000000
0.000000
0.000000

 
Principal

Distribution

13,494,113.31
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Distribution

1,950,243.85
592,892.37

1,047,116.63
406,732.20
460,753.30
518,558.33

0.00
75,176.33

0.00

 
Total

Distribution

15,444,357.16
592,892.37

1,047,116.63
406,732.20
460,753.30
518,558.33

0.00
75,176.33

0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

415,130,908.73
128,913,000.00
222,082,000.00

84,166,000.00
92,738,000.00

110,000,000.00
0.00

100.00
1,055,830,570.56

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 1,066,524,122.04 13,494,113.31 5,051,473.01 18,545,586.32 0.00 1,053,030,008.73 0.00
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Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
AR
P
C

 
 

Cusip

126684AA7
126684AB5
126684AC3
126684AD1
126684AE9
126684AF6
126684AJ8
126684AH2
126684AG4

Original
Certificate
Balance

462,101,000.00
128,913,000.00
222,082,000.00

84,166,000.00
92,738,000.00

110,000,000.00
100.00
100.00

1,100,000,000.00

Beginning
Certificate
Balance

428,625,022.04
128,913,000.00
222,082,000.00

84,166,000.00
92,738,000.00

110,000,000.00
0.00

100.00
1,068,364,525.41

Scheduled
Principal

Distribution

13,494,113.31
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

13,494,113.31
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

415,130,908.73
128,913,000.00
222,082,000.00

84,166,000.00
92,738,000.00

110,000,000.00
0.00

100.00
1,055,830,570.56

Ending
Certificate

Factor

0.89835535679
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
0.00000000000
1.00000000000
0.95984597324

Totals 1,100,000,200.00 1,066,524,122.04 13,494,113.31 0.00 13,494,113.31 0.00 1,053,030,008.73
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
AR
P
C

Beginning
Certificate
Balance

428,625,022.04
128,913,000.00
222,082,000.00
84,166,000.00
92,738,000.00

110,000,000.00
0.00

100.00
1,068,364,525.41

Pass
    Through    

Rate (%)

5.460000
5.519000
5.658000
5.799000
5.962000
5.657000
0.000000
0.000000
0.000000

  
Effective 

Coupon (%)

5.460000
5.519000
5.658000
5.799000
5.962000
5.657000
0.000000

902115.960000
0.000000

 
Current
Interest

1,950,243.85
592,892.37

1,047,116.63
406,732.20
460,753.30
518,558.33

0.00
0.00
0.00

Total
Interest

Due

1,950,243.85
592,892.37

1,047,116.63
406,732.20
460,753.30
518,558.33

0.00
0.00
0.00

Net Rate
Carryover

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

1,950,243.85
592,892.37

1,047,116.63
406,732.20
460,753.30
518,558.33

0.00
75,176.33

0.00

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 1,066,524,122.04 4,976,296.68 4,976,296.68 0.00 0.00 5,051,473.01 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5
A6
AR
P
C

 
 

Cusip

126684AA7
126684AB5
126684AC3
126684AD1
126684AE9
126684AF6
126684AJ8
126684AH2
126684AG4

Original
Certificate
Balance

462,101,000.00
128,913,000.00
222,082,000.00

84,166,000.00
92,738,000.00

110,000,000.00
100.00
100.00

1,100,000,000.00

Beginning
Certificate
Balance

927.557010358
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
1,000.000000000

971.240477645

 
Principal

Distribution

29.201653564
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

 
Interest

Distribution

4.220384397
4.599166667
4.715000000
4.832500000
4.968333333
4.714166667
0.000000000

751,763.300000000
0.000000000

Ending
Certificate
Balance

898.355356794
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
1,000.000000000

959.845973236

Pass
    Through    

Rate (%)

5.460000
5.519000
5.658000
5.799000
5.962000
5.657000
0.000000
0.000000
0.000000

Totals 1,100,000,200.00 969.567207388 12.267373506 4.592247356 957.299833882
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 

01/25/07
09/01/06
12/29/06
01/22/07
12/21/06
12/01/06
01/01/07

30

12/26/06
01/25/07

30

Additional Interest Rate Details

Libor Rate
Net Rate Cap

5.35000%
6.78760%
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Prefunding Detail

Target Funding Balance
Initial Funded Balance
Initial Unfunded Balance

1,100,000,000.00
1,030,948,713.16

69,051,286.84

Initial Unfunded Amounts has been funded on second payment.

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

22,494
1,100,000,000.00

7.99295%
7.48395%

302

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

22,076
210

21,866

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

1,068,364,525.41
1,354,426.96

11,179,527.89
0.00

1,055,830,570.56

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

8.48194%
7.97294%
8.47737%
7.96837%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

296
295
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Servicer Remittance Summary

Interest Remittance Amount

Scheduled Interest
Less: Servicing Fees
Less: Mortgage Insurance Premium (PMI)

7,541,067.83
445,151.89

1,055,317.44

Total Interest Remittance Amount 6,040,598.50

Principal Remittance Amount

Scheduled Principal
Curtailment Principal
Paid in Full Principal
Repurchased Principal
Liquidation Principal
Supplemental Loan Shortfall
Subsequent Recoveries
Less: Non-Recoverable Principal Advances relating to Principal
Total Principal Remittance Amount

1,354,426.96
1,012,887.00

10,166,640.89
0.00
0.00
0.00
0.00
0.00

12,533,954.85

Total Servicer Remittance 18,574,553.35
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Distributable Amounts

Principal Distribution Amount

Principal Remittance Amount
Extra Principal Distribution Amount
Principal Distribution Amount

12,533,954.85
960,158.46

13,494,113.31

Interest Funds

Interest Remittance
Less:  Trustee Fee
Less:  Certificate Insurance Premium
Interest Funds

6,040,598.50
8,012.73

106,652.40
5,925,933.37

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

3,058.06
39,726.57

0.00
0.00

42,784.63
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Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Certificate Insurance Premium
Mortgage Insurance Premium (PMI)
Total Net Loan Fees

445,151.89
434,630.11

8,012.73
106,652.40

1,055,317.44
1,604,612.69

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

10,166,640.89
0.00

10,521.77
10,521.77

0.00
75,176.33

11.87311%
1.04774%

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00
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NAS Principal Distribution Amount

NAS Shift Percentage
NAS Principal Distribution Amount

0.00
0.00

Trust Accounts

Certificate Account

Beginning Balance 0.00

Deposits Principal Payments
Interest Payments
Insurance, Liquidation & Subsequent Recoveries
Compensating Interest Payments
Repurchase Proceeds
Prepayment Charges
Substitution Shortfall Principal
Other Deposits including Seller Shortfall Interest
Total Deposits

12,533,954.85
6,040,598.50

0.00
10,521.77

0.00
75,176.33

0.00
0.00

18,660,251.46

Withdrawals To the Master Servicer, any unpaid or reimbursed Amounts
To the Seller, any unpaid or reimbursed Amounts
To the Depositor, any unpaid or reimbursed Amounts
To Terminate the Account
To the Distribution Account

0.00
0.00
0.00
0.00

18,660,251.46

Ending Balance 0.00
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Distribution Account

Beginning Balance 0.00

Deposits From the Certificate Account, the Total Remittance Amount
Investment Income
Withdrawal from Principal Reserve
Total Deposit

18,660,251.46
0.00
0.00

18,660,251.46

Withdrawals To the trustee, the Trustee Fee
To the Certificate Insurer, the Certificate Insurance Premium
Principal and Interest Payments
To Terminate the Distribution Account
Total Withdrawals

8,012.73
106,652.40

18,545,586.32
0.00

18,660,251.46

Ending Balance 0.00

Carryover Reserve Account

Beginning Balance 1,000.00

Deposits Required Carryover Reserve Fund Deposit 0.00

Withdrawals Net Rate Carryover Paid 0.00

Ending Balance 1,000.00

For Details on the NRC Payment, see Interest Detail, page 3

Principal Reserve Account

Beginning Balance 100.00

Deposits Deposits 0.00

Withdrawals Withdrawals 0.00

Ending Balance 100.00
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Prefunding Loan Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

69,051,286.84
0.00
0.00

69,051,286.84

Loan Status

Delinquency Information

  
 

Group 1

30-59 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

54 0.24696% 3,263,479.89 0.30909%

60-89 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

17 0.07775% 978,523.24 0.09268%

90+ Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

6 0.02744% 366,696.24 0.03473%

  
 

Group 1

Foreclosure 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

1 0.00457% 169,160.56 0.01602%

Bankruptcy 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

2 0.00915% 58,195.67 0.00551%

REO 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries

0.00
0.00
0.00
0.00
0.00

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A
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Credit Enhancements

Overcollateralization Details

OC Amount Beginning
OC Target Amount
OC Deficiency Amount Beginning
Excess Cashflow
Extra Principal Distribution Amount
OC Amount Ending
OC Deficiency Amount Ending

1,840,503.47
5,500,000.00
3,659,496.53

960,158.46
960,158.46

2,800,661.93
2,699,338.07

Trigger Events

Rolling Sixty-Day Delinq Rate
Delinquency Trigger Event
Trigger Event
Stepdown Date

0.07209%
NO
NO
NO

Corridior Payments

Corridor Contract Payment
Excess Amount
Net Corridor Contract Payment

0.00
0.00
0.00
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

0
3948

10374
4757
1592
541
314
140
104
31
34
12
4
3
2
0
2
1
0
1
2
1
1
0
1
0
0
0
0
0
0
0
1
0

0.000
18.055
47.444
21.755
7.281
2.474
1.436
0.640
0.476
0.142
0.155
0.055
0.018
0.014
0.009
0.000
0.009
0.005
0.000
0.005
0.009
0.005
0.005
0.000
0.005
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.005
0.000

0.00
73,944,552.86

382,449,943.49
288,261,056.06
138,726,049.46

60,910,956.13
43,417,088.04
22,602,912.02
19,696,456.16

6,575,428.57
8,179,754.44
3,178,308.84
1,152,623.75

939,307.64
698,334.27

0.00
786,272.34
420,000.00

0.00
460,000.00
999,764.31
523,881.20
526,982.97

0.00
585,898.01

0.00
0.00
0.00
0.00
0.00
0.00
0.00

795,000.00
0.00

0.000
7.003

36.223
27.302
13.139

5.769
4.112
2.141
1.865
0.623
0.775
0.301
0.109
0.089
0.066
0.000
0.074
0.040
0.000
0.044
0.095
0.050
0.050
0.000
0.055
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.075
0.000

Wgt Ave / Total: 21866 100.000 1,055,830,570.56 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5

-
-

5.0
5.5
6.0

2
7

290

0.009
0.032
1.326

117,234.36
357,940.40

20,217,716.05

0.011
0.034
1.915
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-
-
-
-
-
-
-
-

6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

566
1448
2487
4279
3183
3113
2104
1833
812
833
359
373
41

136

2.588
6.622

11.374
19.569
14.557
14.237
9.622
8.383
3.714
3.810
1.642
1.706
0.188
0.622

32,961,093.58
82,173,977.88

129,586,427.50
206,072,137.34
144,564,491.83
139,789,291.29

94,637,960.28
82,580,639.91
38,809,333.48
40,161,918.21
16,797,448.77
18,356,178.56

1,973,646.34
6,673,134.78

3.122
7.783

12.273
19.518
13.692
13.240

8.963
7.821
3.676
3.804
1.591
1.739
0.187
0.632

Wgt Ave / Total: 21866 100.000 1,055,830,570.56 100.000

 
 
 
 

Location Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

CA
FL
AZ
VA
WA
CO

Others

3547
1274
757
575
704
863

14146

16.222
5.826
3.462
2.630
3.220
3.947

64.694

249,750,330.12
61,965,103.50
37,701,955.32
32,048,212.12
36,228,865.26
39,716,579.45

598,419,524.79

23.654
5.869
3.571
3.035
3.431
3.762

56.678

Wgt Ave / Total: 21866 100.000 1,055,830,570.56 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

601
6719
1408

13138
0

2.749
30.728
6.439

60.084
0.000

22,184,694.56
288,076,066.97

88,069,279.71
657,500,529.32

0.00

2.101
27.284

8.341
62.273

0.000

Wgt Ave / Total: 21866 100.000 1,055,830,570.56 100.000


